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. (Amended) The method of claim >2, further 
comprising determining the delivery expense of the 
futures contracts based on the notional fixed- income 
related instrument. 

>6*T (Amended) The method of claim ?S , further 
comprising settling the options contracts based on the 
notional fixed-income related instrument. 

■ (Amended) The method of claim ,^5, further 
comprising determining the delivery expense of the 
options contracts based on the notional fixed- income 
related instrument . 

<* 

3^. (Amended) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to market conditions 
for the other instruments; 

calculating a price or a yield of the 
notional fixed income related instrument using the value 
for the other instrument ; 

providing or utilizing an electronic 
futures market for the trading of futures contracts based 
on the notional fixed- income related instrument ; 

electronically executing a trade of the 
futures contracts; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. 

<l 

(Amended) The method of claim , further 
comprising settling the futures contracts based on the 
notional fixed- income related instrument. 
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(Amended) The method of claim 2^, further 
comprising determining the delivery expense of the 
futures contracts based on the notional fixed- income 
related instrument . 

0— 

(Amended) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to market conditions 
for the other instruments; 

calculating a price or a yield of the 
notional fixed income related instrument using the value 
for the other instrument; 

providing or utilizing an electronic 
options market for the trading of options contracts based 
on the notional fixed-income related instrument; 

electronically executing a trade of the 
options contracts; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. 

,i '° 

(Amended) The method of claim 4^, further 
comprising settling the options contracts based on the 
notional fixed-income related instrument. 

(Amended) The method of claim J^i , further 
comprising determining the delivery expense of the 
options contracts based on the notional fixed- income 
related instrument . 

£4*". (Amended) A method of determining an 
index value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument or instruments, the method comprising: 



calculating a value for each of the other 
instrument or instruments from market data related to 
market conditions for the other instrument or 
instruments ; 

calculating a price or a yield of the 
notional fixed income related instrument using the values 
for the other instrument or instruments; 

providing or utilizing an electronic 
market for the trading of the notional fixed- income 
related instrument; 

electronically executing a trade of the 
notional fixed-income instrument; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. 

^4-5 . (Amended) The method of claim /44, further 
comprising settling a trade of the instrument or 
instruments based on the notional fixed- income related 
instrument . 
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(Amended) The method of claim >^8, further 
comprising settling the futures contracts based on the 
notional fixed-income related instrument. 

»«\ <> 

Jir<& \ (Amended) The method of claim further 
comprising determining the delivery expense of the 
futures contracts based on the notional fixed- income 
related instrument. 



(Amended) The method of claim further 
comprising settling the options contracts based on the 
notional fixed-income related instrument. 

. (Amended) The method of claim 5*1, further 
comprising determining the delivery expense of the 
options contracts based on the notional fixed- income 
related instrument . 
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(Amended) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to market conditions 
for the other instruments ; 

calculating a price or a yield of the 
notional fixed income related instrument using the value 
for the other instrument; 

providing or utilizing an electronic 
futures market for the trading of futures contracts based 
on the notional fixed-income related instrument; 

electronically executing a trade of the 
futures contracts; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to data vendors . 

> t 

. (Amended) The method of claim ,54, further 
comprising settling the futures contracts based on the 
notional fixed-income related instrument. 

jsk . (Amended) The method of claim , further 
comprising determining the delivery expense of the 
futures contracts based on the notional fixed- income 
related instrument. 



yf. (Amended) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to market conditions 
for the other instruments; 

calculating a price or a yield of the 
notional fixed income related instrument using the value 
for the other instrument; 
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providing or utilizing an electronic 
options market for the trading of options contracts based 
on the notional fixed- income related instrument ; 

electronically executing a trade of the 
options contracts; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to a clearing processor. 

Jy& . (Amended) The method of claim ySl , further 
comprising settling the options contracts based on the 
notional fixed-income related instrument. 

^9. (Amended) The method of claim yi , further 
comprising determining the delivery expense of the 
options contracts based on the notional fixed- income 
related instrument. 

(Amended) The method of claim further 
comprising settling a trade of the instrument or 
instruments based on the notional fixed- income related 
instrument . 



~lF~ # 

jgS . (Amended) The method of claim §3 , further 
comprising settling the futures contracts based on the 
price or yield of the notional fixed-income related 
instrument . 

. (Amended) The method of claim further 
comprising determining the delivery expense of the 
futures contracts based on the price or yield of the 
notional fixed-income related instrument. 

£ 



(Amended) The method of claim further 
comprising electronically distributing in real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. 
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^9. (Amended) The method of claim $ff, further 
comprising settling the options contracts based on the 
price or yield of the notional fixed- income related 
instrument . _ 

Iff. (Amended) The method of claim fff , further 
comprising determining the delivery expense of the 
options contracts based on price or yield of the notional 
fixed-income related instrument. 

ys. (Amended) The method of claim 7/T, further 
comprising determining the delivery expense of the 
futures contracts based on the notional fixed- income 
related instrument. 

eg j£ 

(Amended) The method of claim /75 , further 
comprising settling the options contracts based on the 
notional fixed-income related instrument. 

pn . (Amended) The method of claim -7S , further 
comprising determining the delivery expense of the 
options contracts based on the notional fixed- income 
related instrument . 

«p : — : — 

^3. (Amended) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for other 
instruments, the value for the other instruments being 
calculated from market data related to market conditions 
for the other instruments, a price or a yield for the 
notional -fixed income related instrument being calculated 
using values for the other instruments, the method 
comprising : 

providing or utilizing an electronic 
market for the trading of the notional fixed- income 
instrument ; 
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electronically executing a trade of the 
notional fixed- income instrument based on the price or 
yield of the notional fixed income instrument; and 

electronically distributing in real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. 



^-Cff (Amended) The method of claim further 
comprising settling a trade of the instrument or 
instruments based on the price or yield of the notional 
fixed-income related instrument. 

Please add the following new claims 81-143. 

(New) A method of determining an index 
value in terms, of a notional fixed- income related 
instrument, the\method using market data for other 
instruments, the method comprising: 

calculating a value for each of the other 
instruments from marked data related to the other 
instruments ; 

calculating\a pT"icreNor a yield of the 
notional fixed income related 
values for the other instrument 

displaying inf 01 inaction! relating to an 
executed trade of a futures contract/ based on the 
notional fixed- income relateji__jji-strument on a computer 
terminal associated with at least one o£a) a clearing 
processor b) a data vendor and c) a markets^ participant . 




instrument based on the 
ana 



82 . 

comprising : 



(New) The method of claim 81 further 



utilizing an electronic futures market for 
the trading of futures contracts based on the notional 
fixed- income related instrument; and 

electronically executing a trade of the 
futures contracts. 
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(New) The method of claim 81, further 
comprising teettling the futures contract based on the 
notional fix^d- income related instrument. 

84. \ (New) The method of claim 81, further 
comprising determining the delivery expense of the 
futures contract \based on the notional fixed- income 
related instrument 



85. (New)\A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method V s i n 9 market data for other 
instruments, the method Comprising: 

calculating a value for each of the other 




Lated to the other 



a yield of the 
ent based on the 



instruments from market dat 
ins t r ument s ; 

calculating a p^ice 
notional fixed income related 
values for the other instrumenis\ 

displaying inf ormaVxon relating to an 
executed trade of an optionee-contract based on the 
notional fixed- income related instrument on a computer 
terminal associated with at least oneVof a) a clearing 
processor b) a data vendor and c) a maisket participant. 



86. (New) The method of claim \S further 
comprising : 

electronically executing a tijade of the 
options contracts; and 

electronically distributing in Veal time 
information relating to the executed trade to a\ least 
one of a) a clearing processor b) data vendors ar^d c) 
market participants. 



87. (New) The method of claim 85, further 
comprising settling the options contract based on th^ 
notional fixed-income related instrument. 
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88. (New) The method of claim 85, further 
Comprising determining the delivery expense of the 
op\ions contract based on the notional fixed- income 
related instrument . 

\ 89. (New) A method of determining an index 
value inv terms of a notional fixed- income related 
instruments, the method using market data for another 
instrument \ the method comprising: 

\ calculating a value for the other 
instrument from market data related to the other 
instrument; \ 

calculating a price or a yield of the 
notional fixed income related instrument based on the 
value for the other \nstrument ; and 

displaying information relating to an 
executed trade of a futures contract based on the 
notional fixed- income re iNatedx instrument on a computer 
terminal associated with atsl lea^st one of a) a clearing 
processor b) a data vendor pid a) a market participant. 

90. (New) The met^otTyof claim 89 further 
comprising: ^ \ 

utilizing an electronic futures market for 
the trading of futures contracts bashed on the notional 
fixed- income related instrument; and \ 

electronically executing\a trade of the 
futures contracts. \ 

91. (New) The method of claim 8 9\ further 
comprising settling the futures contract based on the 
notional fixed-income related instrument. \ 

92. (New) The method of claim 89, further 
comprising determining the delivery expense of the\ 
futures contract based on the notional fixed-income \ 
related instrument . \ 
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93 . (New) A method of determining an index 
val\ie in terms of a notional fixed- income related 
instrument , the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to the other 
instrument 

calculating a price or a yield of the 
notional fix^ed income related instrument using the value 
for the other\instrument ; 

electronically displaying information 
relating to an executed trade of an options contract 
based on the notiqnal fixed- income related instrument on 
a computer terminal^ associated with at least one of a) a 
clearing processor b\ a data vendor and c) a market 
participant . 



94 . (New) TheytiathodvOf claim 93 further 
comprising : 

utilizing ari 
the trading of options cont ri 



onic options market for 
iased on the notional 



fixed- income related instrument/ and 

electronicalky^ebcecuting a trade of the 
options contracts. 



95. (New) The method of olaim 93, further 
comprising settling the options contract based on the 
notional fixed-income related instrument. 

96. (New) The method of claim ^3, further 
comprising determining the delivery expenses of the 
options contract based on the notional fixed\income 
related instrument . 



97. (New) A method of determining an 'index 
value in terms of a notional fixed- income related\ 
instrument, the method using market data for anotheNf 
instrument or instruments, the method comprising: 
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calculating a value for each of the other 
instilment or instruments from market data related to the 
other \j.nstrument or instruments; 

calculating a price or a yield of the 
notional \fixed income related instrument using the values 
for the other instrument or instruments; and 

displaying information, the information 
relating to aiK executed trade of the notional fixed- 
income related \nstrument, on a computer terminal 
associated with at least one of a) a clearing processor 
b) a data vendor emd c) a market participant. 




98. (New) Nfhe method of claim 97 further 
comprising : 

providing, or utilizing an electronic 
market for the trading of\the notional fixed- income 
instrument; and 



electronical!^ 
notional fixed- income instrum) 



executing a trade of the 
at. 



99. (New) The metho i 
comprising settling a trade ofj^tfhe, 
instruments based on the no 
instrument . 



claim 97, further 
other instrument or 
\ixed- income related 



100. (New) A system for electronically trading 
futures contracts or options contracts, \he futures 
contracts or options contracts being baseck on a notional 
fixed- income related instrument, the systemVcomprising : 
a plurality of computer terminals; and 
wherein the plurality of computer 
terminals are adapted to display quantities of Mds and 
offers for futures or options contracts relating\to the 
notional fixed- income related instrument, the notronal 
fixed- income related instrument having a value being 
based on a value of other instruments, the value of the 
other instruments being calculated based on market data 
related to the other instruments and expressed in terms, 
of a price or a yield. 
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01. (New) The system of claim 100, further 
comprising Vt least one processor adapted to distribute 
in real time\ executed trade information to the plurality 
of commuter terminals via a data network, the plurality 
of computer terminals being associated with at least one 
of a) a clearing, processor b) a data vendor and c) a 
market participant. 




101. (New)\ A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the methods, using market data for other 
instruments, the method\ comprising : 

calculating a value for each of the other 
instruments from market da£a related to the other 
instruments ; 

calculating 

/notional fixed income relatedy 
values for the other instruments; 
electronically 
relating to an executed trade 



d^ 
on\ 



\or a yield of the 
qument based on the 
nd 

liaying information 
computer terminal 



associated with a c 1 ear ing^jpx- sees sor 

102. (New) The method of c\j.aim 101, further 
comprising : 

providing or utilizing Vn electronic 
futures market for the trading of futures contracts based 
on the notional fixed- income related insbxument ; and 

electronically executing abrade of the 
futures contracts. 



103. (New) The method of claim lOlAfurther 
comprising settling a futures contract based o\ the 
notional fixed-income related instrument. 



104. (New) The method of claim 101, furo 
comprising determining the delivery expense of 
futures contract based on the notional fixed-income \ 
related instrument . 
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\ 105. (New) A method of determining an index 
value m terms of a notional fixed- income related 
instrument, the method using market data for other 
instruments^, the method comprising: 

\ calculating a value for each of the other 
instruments fsrom market data related to the other 
instruments; \ 

calculating a price or a yield of the 
notional fixed income related instrument using the values 
for the other instruments ; and 

electronically displaying in real time 
information relating tb an executed trade of an options 
contract, based on the notional fixed- income related 
instrument, to a clearing\processor . 

106. (New) The metlaoa of claim 105, further 
comprising: \i \ 

utilizing an electronic options market for 
the trading of the options connract based on the notional 
fixed- income related instrumenU^aiad 

electronically executing a trade of the 
options contract . \ 

107. (New) The method of clairti 105, further 
comprising settling the options contract \based on the 
notional fixed-income related instrument . \ 

108. (New) The method of claim 105\ further 
comprising determining the delivery expense of\ the 
options contract based on the notional fixed- income 
related instrument . \ 

109. (New) A method of determining an inclex 
value in terms of a notional fixed- income related \ 
instrument, the method using market data for another \ 
instrument, the method comprising: \ 

calculating a value for the other \ 
instrument from market data related to the other \ 
instrument; \ 
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calculating a price or a yield of the 
rational fixed income related instrument using the value 
for the other instrument; and 

electronically displaying information 
relating to an executed trade of a futures contract based 
on the \ptional fixed income related instrument on a 
computer N^erminal associated with at least one data 
vendor . 



110. \(New) The method of claim 109 further 
comprising : 

providing or utilizing an electronic 
futures market for the trading of futures contracts based 
on the notional fixed-\ncome related instrument; and 

elect roni^s^al^y^xecuting a trade of the 
futures contracts. 

111. (New) The met. hod/of claim 109, further 
comprising settling the f utip?es\contract based on the 
notional fixed-income related instrument. 



112. (New) The method of cibaim 109, further 
comprising determining the delivery expense of the 
futures contract based on the notional fixed- income 
related instrument . 



113 . (New) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data for another 
instrument, the method comprising: 

calculating a value for the other 
instrument from market data related to the other 
instrument ; 

calculating a price or a yield of the 
notional fixed income related instrument using the value 
for the other instrument; and 
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electronically displaying information 
relating to the executed trade of an options contract 
based\on the notional fixed income related instrument on 
computer terminal associated with a clearing processor. 

114 . (New) The method of claim 113 further 
comprising : 

utilizing an electronic options market for 
the trading ofxthe options contract based on the notional 
fixed-income related instrument; and 

electronically executing a trade of the 
options contract. 

115. (New) Y ne method of claim 113, further 
comprising settling tnfe options contract based on the 
notional fixed-income related instrument. 




116 . (New) The m< 
comprising determining the 

tions contract based on the\ notional fixed- income 
related instrument. 



^of claim 113, further 
livery expense of the 



117. (New) A method of\determining an index 
value in terms of a notional fixed\income related 
instrument, the method using market ^at a for another 
instrument or instruments, the method\comprising : 

calculating a value for Vach of the other 
instrument or instruments from market da\a related to the 
other instrument or instruments; 

calculating a price or a yieYd of the 
notional fixed income related instrument usii^g the values 
for the other instrument or instruments; and 

electronically distributing in r^eal time 
executed trade information relating to an executed trade 
to data vendors . 



118. (New) The method of claim 117, further 



comprising : 
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utilizing an electronic market for the 
trading of the notional fixed- income instrument ,- 

electronically executing a trade of the 
notionai\ fixed- income instrument 

19. (New) The method of claim 117, further 
comprising settling a trade of the other instrument or 
instruments b\sed on the notional fixed-income related 
instrument . 



120. (N^w) A system for electronically trading 
futures contracts oV options contracts based on a 
notional fixed- incomte related instrument, the system 
comprising : 

a plurality of computer terminals adapted 
to display quantities ofxbids and offers for futures or 
options contracts relating^ t<l> "the notional fixed- income 



of 



related instrument, the valu 
income related instrument be: 
nother instrument, the value 
being calculated based on mar|k 
other instrument, the value^ 

related instrument being expressed^n terms of a price or 
a yield. 



:he notional fixed- 
\sed on a value of 
le other instrument 

related to the 
notional fixed- income 



121. (New) A method of determining an index 
value in terms of a notional fixed-income related 
instrument, the method comprising: 

providing an electronic futures market for 
the trading of futures contracts based on the. price or 
yield of the notional fixed- income related instrument, 
the price or yield for the notional- fixed incorafe related 
instrument being calculated using values for othe 
instruments, a value for the other instruments bej^g 
calculated from market data related to the other 
instruments . 
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22 . (New) A method of determining an index 
value in terrns of a notional fixed- income related 
instrument, tn,e method comprising: 

displaying information on a computer 
terminal associated with at least one of a) a data vendor 
and b) a market participant, the information relating to 
an executed trade o\the notional fixed- income related 
instrument, a price or yield for the notional fixed- 
income related instrument being determined based on other 
instruments, a value of \he other instruments being 
calculated from market datsa related to the other 
instruments. 




123. (New) The methdd of claim 122, further 
comprising : 

electronically exl 
futures contracts based on the pr: 
otional fixed income related inst 



a trade of 
the yield of the 



124. (New) The method of Iclaim 122 further 
comprising electronically distribupdrrtgNin real time 
executed trade information relating to the executed trade 
to at least one of a) a clearing processo\ b) data 
vendors and c) market participants. 



125. (New) The method of claim 122,\further 
comprising settling a futures contract based oik the price 
or yield of the notional fixed-income related instrument . 

126. (New) The method of claim 122, furt^ 
comprising determining the delivery expense of a futures 
contract based on the price or yield of the notional 
fixed-income related instrument. 



12 7. (New) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method comprising: 



displaying information on a computer 
terminal associated with at least one of a) a data vendor 
and b) \ market participant, the information relating to 
an executed trade of a futures contract or an options 
contract, the futures contract or options contract being 
based on the xiotional fixed-income related instrument, a 
price or yield^for the notional fixed- income related 
instrument being a^termined based on other instruments, a 
value of the other \rist rumen ts being calculated from 
market data related tb the other instruments. 



12 8. (New) The\ method of claim 12 7 further 
comprising electronically\distributing in real time 
executed trade inf ormationVelating to the executed trade 
to at least one of a) a cleaVing processor b) data 
vendors and c) market participant^ 




12 9. (New) The method 
comprising settling the futures 

ntract based on the price or yij 
fixed- income related instrument 



aim 12 7, further 
nt^ract or the options 
d of the notional 



13 0. (New) The method of claim 12 7, further 
comprising determining the delivery expense of the 
futures contract or the options contract^ based on the 
price or yield of the notional fixed- income related 
instrument . 



131. (New) The method of claim 12 7, \ further 
comprising : 

utilizing an electronic market ffer the 
trading of the futures contract or the options contract; 
and 

electronically executing a trade of \ the 
futures contract or the options contract based on tl^e 
notional fixed income related instrument. 
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1Q2 . (New) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, rnie method comprising: 

\ displaying information on a computer 
terminal associated with at least one of a) a data vendor 
and b) a market ^participant , the information relating to 
an executed trade\of a futures contract or an options 
contract, the futures contract or options contract being 
based on the notionkl fixed- income related instrument, a 
value for the notional fixed- income related instrument 
being determined based\on other instruments, a value of 
the other instruments bfeing calculated from market data 
related to the other instruments. 

133. (New) The mdthod of claim 132, further 
comprising settling the futuVes contract or the options 
contract based on the notional, fixed- income related 
instrument . \ 

134. (New) The method Af claim 132, further 
comprising determining the delivery expense of the 
futures contract or the options contract based on the 
notional fixed-income related instrument. 

135. (New) The method of clkim 132, further 
comprising electronically distributing \in real time 
executed trade information relating to mae executed trade 
to at least one of a) a clearing processor b) data 
vendors and c) market participants. \ 

136. (New) The method of claim 132\. further 
comprising: \ 

utilizing an electronic market \Eor the 
trading of the futures contract or the options Contract ; 
and \ 

electronically executing a trade ot the 
futures contract or the options contract based on Vhe 
price or yield of the notional fixed income instrument. 




20 




13 7. (New) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method comprising: 

displaying information on a computer 
terminal associated with at least one of a) a data vendor 
and b) a market participant, the information relating to 
an executed trade of a futures contract or an options 
contract, the futures contract or options contract being 
based on the notional fixed- income related instrument, a 
price or yield for the notional fixed- income related 
instrument being determined based on another instrument, 
a value of the other instrument being calculated from 
market data related to the other instrument . 

138. (New) The method of claim 137, further 
comprising settling the futures contract or the options 
contract based on the notional fixed-income related 
instrument . 

13 9. (New) The method of claim 13 7, further 
'comprising determining the delivery expense of the 
futures contract or the options contract based on the 
notional fixed-income related instrument. 

140. (New) The method of claim 13 7, further 
comprising electronically distributing in real time 
information relating to the executed trade to a computer 
terminal associated with at least one of a) a clearing 
processor b) a data vendor and c) a market participant. 

141. (New) The method of claim 13 7, further 
comprising : 

utilizing an electronic market for the 
trading of the futures contract or the options contract; 
and 

electronically executing a trade of the 
futures contract or the options contract based on the 
price or yield of the notional fixed income instrument . 
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2 . (New) A system for electronically trading 
futures contracts or options contracts based on a 
notional fixei^- income related instrument, the system 
comprising : 

aV plurality of computer terminals; 
daoa network or data networks ; 
processors; and 

whereVn the plurality of computer 
terminals are coupledXby the data network or data 
networks to the processors, and wherein the plurality of 
computer terminals are adapted to display quantities of 
the futures contracts or ^options contracts for bids and 
offers relating to the notYonal fixed- income related 
instrument, the value of thk notional fixed- income 
related instrument being base^i on a value of another 
instrument or instruments, the. value of the other 
instrument or instruments beingv calculated based on 
market data related to the otherV iAsttument or 
instruments, the value of the notional fiixed- income 
related instrument being expressed 
a yield; the processors being adapted tc/ execute a trade 
of the futures contracts or options contracts. 



143. (New) A method of determining an index 
value in terms of a notional fixed- income related 
instrument, the method using market data jk>r another 
instrument or other instruments, the value\for the other 
instrument or instruments being calculated ^Erom market 
data related to market conditions for the otlaer 
instrument or instruments, a price or a yield\for the 
notional -fixed income related instrument being Ncalculated 
using values for the other instrument or instruments, the 
method comprising: 

providing or utilizing an electronic: 
market for the trading of a futures contract or optYons 
contract based on the notional fixed- income instrument; 
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^^electronically executing a trade of the 
futures contractb^the ^options contract; and 

electronically distributing in real time 
executed trade inf ormatickir^lating to the executed trade 
to at least one of a) a c^ea^ring^rocessor b) data 
vendors and c) market participants . \ 



